
  
   

   
   

   
   

  
   

   

   
   

   
  

   
   

   
   

  
  

   

 

State of California 
Pooled Money Investment Account 

Market Valuation 
8/31/2011 

Carrying Cost Plus 
Description Accrued Interest Purch. Fair Value Accrued Interest 

United States Treasury:
 Bills 24,894,010,395.85$ 24,943,856,500.00$ NA
 Notes 9,909,865,786.49$ 9,996,594,000.00$ 29,615,086.00$ 

Federal Agency:
 SBA 536,541,863.32$ 536,035,794.39$ 571,381.90$ 
MBS-REMICs 443,251,351.70$ 484,559,455.78$ 2,103,475.50$ 
Debentures 1,376,078,433.27$ 1,376,877,750.00$ 2,955,686.75$ 
Debentures FR -$ -$ -$ 
Discount Notes 5,239,808,583.20$ 5,246,271,500.00$ NA
 GNMA 37,735.42$ 38,583.43$ 371.70$ 

IBRD Deb FR 300,000,000.00$ 300,453,000.00$ 151,366.67$ 

CDs and YCDs FR 600,000,000.00$ 600,000,000.00$ 52,622.44$ 
Bank Notes -$ -$ -$ 
CDs and YCDs 5,385,001,221.90$ 5,379,473,899.58$ 1,614,993.05$ 
Commercial Paper 5,086,975,948.53$ 5,088,058,291.67$ NA 

Corporate:
 Bonds FR -$ -$ -$ 
Bonds -$ -$ -$ 

Repurchase Agreements -$ -$ -$ 
Reverse Repurchase -$ -$ -$ 

Time Deposits 4,011,140,000.00$ 4,011,140,000.00$ NA 
AB 55 & GF Loans 5,376,707,341.39$ 5,376,707,341.39$ NA 

TOTAL 63,159,418,661.07$ 63,340,066,116.24$ 37,064,984.01$ 

Fair Value Including Accrued Interest $ 63,377,131,100.25 

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and 
Reverse Repurchase agreements are carried at portfolio book value (carrying cost). 

http:63,377,131,100.25

